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Abstract. We study a branching Brownian motion Z in RY, among obstacles scattered according to a Poisson random measure with
aradially decaying intensity. Obstacles are balls with constant radius and each one works as a trap for the whole motion when hit by
aparticle. Considering a general offspring distribution, we derive the decay rate of the annealed probability that none of the particles
of Z hits a trap, asymptotically in time ¢. This proves to be a rich problem motivating the proof of a more general result about the
speed of branching Brownian motion conditioned on non-extinction. We provide an appropriate “skeleton” decomposition for the
underlying Galton—Watson process when supercritical and show that the “doomed” particles do not contribute to the asymptotic
decay rate.

Résumé. On étudie un mouvement brownien branchant Z dans R¢ qui se déplace parmi des obstacles qui sont dispersés par
rapport a une mesure aléatoire de Poisson d’une intensité déclinant radialement. Les obstacles sont des boules de rayon constant,
et lorsqu’une particule rencontre un tel obstacle, tout le mouvement s’arréte. En considérant une distribution générale pour le
nombre de descendants, on calcule le taux de décroissance de la probabilité «annealed» que toutes les particules de Z évitent les
pieges, asymptotiquement en temps. Cela se révele étre un probleme riche qui motive la preuve d’un résultat plus général concer-
nant la vitesse du mouvement brownien branchant conditionné a survivre. Dans le cas sur-critique on fournit une décomposition
«en squelette» appropriée pour le processus de Galton—Watson sous-jacent, et on montre que les particules «condamnées» ne
contribuent pas au taux de décroissance asymptotique.
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1. Introduction

Branching Brownian motion (BBM) among random obstacles functioning as traps has been studied recently in [8,9,
11,18,22]. We study a BBM that evolves in R, where a radially decaying field of Poissonian traps is present. We are
mainly interested in the trap-avoiding probability of the system up to time ¢, where the underlying Galton—Watson
process (GWP) has a general offspring distribution. Investigation of this problem leads us to finding the speed of BBM
conditioned on non-extinction, which is of independent interest.

Let Z = (Z(t));>0 be a d-dimensional BBM with branching rate 8 > 0 and offspring distribution A. The process
starts with a single particle at the origin, which performs a Brownian motion in R for a random time which is
distributed exponentially with constant parameter . Then, the particle dies and simultaneously gives birth to a random
number of particles distributed according to the offspring distribution A, which is a probability measure on N =
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{0, 1,2,...}. Similarly, each offspring particle repeats the same procedure independently of all others, starting from
the position of her parent. In this way, one obtains a measure-valued Markov process Z = (Z(t));>0, where Z(t) can
be identified as a particle configuration for given ¢ > 0. By assumption, Z(0) = 8g. The total mass process |Z| =
(IZ(®)|)r>0 is a continuous time branching process with rate 8, and the number of particles in generation n of |Z] is
a GWP with offspring distribution A. The initial particle present at t = O constitutes the Oth generation, the offspring
of the initial particle constitute the 1st generation, and so forth. We denote the extinction time of the process | Z| by 7,
which is formally defined as T = inf{r > 0: | Z(¢)| = 0}, where we use the convention that inf & = co. We then denote
the event of extinction of the process |Z| by £, and formally write £ = {t < co}. We use the term non-extinction for
the event £¢. Let P be the probability corresponding to the process Z, and E the corresponding expectation.

The branching Brownian motion is assumed to live in a random environment consisting of Poissonian traps. Let
B(R?) be the d-dimensional Borel sets, and let T1 denote the Poisson random measure on B(R9), with a spatially
dependent locally finite mean measure v such that dv/dx exists and is continuous on R and

dv l

ENW’ |X|—)OO,I>O, (1)

where dx is for the Lebesgue measure. A random trap configuration K with radius a on R? is defined as

k= | Bona. @

x; esupp(IT)

where B(x;,a) is the closed ball of radius a > O centered at x;. Let P be the probability for the Poisson random
measure, and E the corresponding expectation.
For A e B(R?) and ¢ > 0, let | supp(Z(t)) N A| be the number of particles located in A at time ¢. For t > 0, let

Rty= ] supp(Z(s)) 3)

s€[0,1]

be the range of Z up to time ¢. Now let T be the first time that Z hits a trap,
T =inf{r >0: |supp(Z(t)) N K| >0} =inf{r > 0: R(t) N K # &}.

Then, the event of trap-avoiding up to time ¢ of Z among the Poissonian traps is given by {T > ¢}.

We aim to analyze (E x P)(T > t), the annealed (averaged) trap-avoiding probability of the system up to time ¢,
for a BBM with a general offspring distribution A. In [9], the asymptotic decay of the annealed probability has been
found as ¢+ — oo in the strictly dyadic branching case, that is, A(2) = 1. On the way to its generalization, we find
out that the problem proves to be rich enough to require several stand-alone results that we also contribute in this
paper. In particular, we find the speed of BBM conditioned on non-extinction as given in Theorem 3. The reader may
have the feeling that the result is expected and even ‘folklore,” however we were unable to locate the result and its
proof in the existing literature, and feel that it is useful to state and prove it here in a self-contained way. When the
GWP is supercritical, the particles are grouped into those with infinite or finite line of descent, so-called “skeleton”
and “doomed” particles, respectively. In other words, a skeleton decomposition is performed to analyze the problem.
Our analysis indicates that the doomed particles do not contribute to the conditional speed. Here, the ‘speed’ of BBM
refers to the growth rate of the radius of the minimal ball containing the range of the BBM. It has first been studied by
McKean [20,21], later by Bramson [1,2] and Chauvin and Rouault [7], and is still subject to active research.

In Theorem 1, we prove the asymptotic decay of the annealed trap-avoiding probability as a large deviation result. It
is an important and non-trivial application of Theorem 3. The problem of trap-avoiding asymptotics for BBM among
Poissonian traps has been previously studied by Englidnder [8] for the case d > 2 and where the trap intensity was
uniform. Then, in search for extending the result to the case d = 1, Engldander and den Hollander [9] considered the
more interesting case where the trap intensity was radially decaying as given in (1). Both [8,9] assumed strictly dyadic
underlying GWP (precisely two offspring).

The reason the decay rate given in (1) is the ‘interesting’ one is that it is in fact the ‘borderline’ one. This is
explained in Theorem 1.3 in [9], which describes the optimal survival strategy, as it depends on the ‘fine tuning
constant’ £ (we use / instead of £ in the present paper). Namely, it was shown that
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— In the low intensity regime £ < £, the system clears a ball of radius /28t from traps, and until time ¢ stays inside
this ball and branches at rate .
— In the high intensity regime £ > f,:
d = 1: The system clears an o(¢)-ball (i.e., a ball with radius > a but < ), and until time ¢ suppresses the branching
(i.e., produces a polynomial number of particles) and stays inside this ball.
d > 2: The system clears a ball of radius /28(1 — n*)t around a point at distance c*t from the origin, suppresses
the branching until time n*¢t, and during the remaining time (1 — n*)¢ branches at rate S.

(See Theorem 1.3 in [9] for the precise statements.)

Hence, the decay considered is indeed the ‘borderline’ one, where the behavior of the system, conditioned on
survival up to ¢, depends only on the constant ¢, and exhibits a change of behavior at the crossover. If one considers
a larger (smaller) decay order, the optimal strategy will simply follow the one exhibited when the decay is as in (1)
and £ > £ (£ < £y); although if the decay order is very large, then n* = 1 (complete suppression of branching) may
occur even for d > 2, while 0 < n™ < 1 is always the case in the high intensity regime studied in [9].

This ‘borderline property’ of the decay in (1) will remain the case in our paper, the main difference being that we
consider a general offspring distribution, and thus we have to take into account that extinction for the GWP may have
positive probability.

In Oz and Caglar [22] already a general offspring distribution was studied, albeit with uniform Poisson intensity.
In the present work, we consider a radially decaying trap intensity as in (1), and a general offspring distribution for
the underlying GWP. We show that, conditioned on non-extinction, the doomed particles of the decomposition of
the supercritical GWP do not contribute to the asymptotic decay rate of the trap-avoiding probability. In comparison
with the strictly dyadic case, the mean and another functional of the offspring distribution appear as parameters in
the rate expression (see (5)). We refer the reader to [10] for an interesting survey article on the topic of BBM among
Poissonian traps, and to [11,18] for various related problems.

Theorem 2 is a technical result identifying the rate function of Theorem 1 through tedious analysis.

The annealed setting is interesting in that it provides a connection between the trapping problem and the ‘branching
Brownian sausage’ (see [8]). If Z; denotes the a-neighborhood (a > 0), of the range R(t):

z¢= | Bux.a).

X€R()

then, using the analogy of the well-known ‘Wiener-sausage,” Z{ describes the ‘sausage’ for the branching process up
to ¢, called the branching Brownian sausage. The connection with the annealed obstacle problem is that

Ee ') = E x P)(T > 1),

or, alternatively, here P, E can be replaced by P (- | £¢), E(-| E°), too.
If d =1 and dv/dx is precisely /, then we get

Ee 12 = (B x P)(T > 1),

where |Z{| is the volume of the sausage (or with P(- | £°)). Since d = 1, Z{ is the same as the interval (m; —
a, M; 4 a), where m; := min,cp(){x} and M; := max,cgr(){x}. So, our asymptotics describes the large deviations
for M; —m,. If d > 2, then the difference is that instead of the volume |Z{|, it yields a result on v(Z}) (which is a
kind of ‘Riesz-potential’).

We have studied the first time a particle of BBM hits a trap rather than the time T that all particles are absorbed
by the traps. The reason is that there is no tail for it is known that lim;_, o (E x P)(T > t) > 0 as shown in [12,
Theorem 5.4]. Heuristically, this follows from the fact that the system may survive by suppressing the traps in the ball
B(0, R) with R > Ry, where B(0, R) is the open ball of radius R centered at the origin, and Ry is chosen such that
even the branching process with killing at d B(0, R) may survive forever.

The organization of the paper is as follows. In Section 2, we give the statements of Theorem 1 and Theorem 2 as
our main results. Section 3 includes the essential lemmas together with their proofs. In Section 4 , we state and prove
Theorem 3. In Sections 5 and 6, we prove Theorems 1 and 2, respectively.
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2. Main results

To formulate our main results, we introduce further notation. Let f be the probability generating function (p.g.f.) of
the offspring distribution, and u be the mean number of offspring,

f) =)/,

j=0
o0
=2y jr(j),
j=0
and define
m=u—1.

Throughout this work, we assume that ¢ < oo and without loss of generality that A(1) = O (see the proof of Lemma 4).
Now let g = P(€) be the probability of extinction for the underlying GWP, and let

a=1-f'(q.

Note that A(0) = 0 implies that ¢ = 0 since two or more offspring is produced each time a particle branches. When
A(0) = 0, it then follows that o = 1 as f/(0) = A(1), and A(1) = 0 by assumption. Also, ¢ = 1 when u < 1, and
g €(0,1) when A(0) >0 and u > 1.

For r, b > 0, define

(r.b) f &
84lr, = T
BO.r) |x +beld™!

where ¢ = (1,0, ..., 0) is the unit vector in the direction of the first coordinate. Next, let
L /B
l:r=l:r(m7 /35d)=5 %7 (4)

where s is the surface area of the d-dimensional unit ball (s; = 2, 5o = 27, s3 = 4, etc.).
We now state our main results. Recall that / is the constant in the definition of v in (1), and a is the constant trap
radius given in (2).

Theorem 1 (Variational formula). Fixd, f, B, a. Define

2

C
14, f,B.d) = i 4 lgu(V2Bm(1 —n), )b 5
(@ f.B.d) ne[o,l]Ti?o,m]{ﬁanJr ot ga(v/2Bm(1 —n) c)} 5)

(Forn=0,c=0, set ¢2/2n =0, and for n =0, ¢ > 0, set ¢*/2n = 0.)
1. If x(0) =0, then

1
lim —log(E x PY(T >t)=—1I(, f,B,d).
t—o0o0 t
2. If A(0) > 0 and m > 0, then

1
lim —log(E x P)(T > | &%) =—I(, f,B.d).
t—oo
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3. If »(0) > 0and m <0, then

llim (ExPYT >t)=(Ex P)(T >1) >0,
—00
where T = inf{t > 0:|Z(t)| = 0} is the extinction time and & is the event of extinction for the BBM.

In comparison with the variational result given in [9, Theorem 1.1] for dyadic branching, Theorem 1 contributes
two extra factors, both naturally depending only on f, in the expression for the rate function (5). The extra factor
« in the first term appears when A(0) > 0 (if A(0) = 0, then o = 1). It is a consequence of the modified p.g.f. for
the offspring distribution of the skeleton particles, which are part of the decomposition of the supercritical GWP
conditioned on non-extinction. The extra factor m inside g4 appears, because the speed of BBM is now no longer
/2B but \/2Bm. Since o« = 1 = m for strictly dyadic branching, the result in [9] is recovered by (5) as a special case.

The next result is purely analytic, and solves the variational problem for the rate function 7 (I, f, 8, d). We gener-
alize the corresponding result in [9].

Theorem 2 (Crossover). Fix f, B, a.

1. For d > 1 and all | # I, where I is defined below, the variational problem has a unique pair of minimizers,
denoted by n* =n*(l, f, B,d) and c* = c*(l, f, B,d).
2. Ford =1,

/
lSlCr:I(lvaﬁsd)zﬁF1
cr

(6)
l>lCr:I(laf7ﬂ’d)=ﬂa
and
I<ly:n*=0, c*=0,
@)
[>lg:n*=1, *=0,
where le; = all = 5./ %
3. Ford > 2,
l
lflcr:l(l’fvﬂ,d)zﬂlj,
Ccr l (8)
l>lcr:l(l,f,,3,d)<,3(oz/\F>
Ccr
and
I<ly:n*=0, c*=0,
)
[>1:0<n*<1, 0<c* <28,
where lor = yql., with
—1—I—‘/1+4maM§
= € (0,a), 10
Vd 2 0, @) (10)
where
My max [g4(R,0) — ga(R, D)]. (1

T 254m Re(0,00)
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Furthermore, c* > /2m(1 — n*) when | > I ;.

Comparing this theorem to the corresponding one in [9], we see that in this case the extra factors o and m appear
ubiquitously in the formulas. Again, we note that the formulas above reduce to the corresponding ones in [9] upon
settingae =1, m = 1.

3. Preparations

In this section we prove five preparatory lemmas. Lemma 1 is needed directly in the proof of Theorem 1. Lemma 2
and Lemma 3 are needed in the proof of Proposition 1, which, in turn, is needed for proving Theorem 3; the last two
results play central roles in the proof of Theorem 1. Lemma 4 is needed in the proof of both Theorem 1 and Theorem 3
(Lemma 5 is needed too to prove the latter one). Finally, Lemma 5 is also used in the proof of Proposition 1.

Lemmal. Letr > 0and b > 0. Then,
li ! B(b = b
t—1>n£.10 Ev( ( te,rt))_gd(r’ )

Proof. By substituting y = x/t, we see that

dx dy
ga(rt. bi) =/ X =r/ S ) (12)
BO,r1) |X + bred=! B©.r) |y + be|d™!

Recall that integrals of asymptotically equivalent positive continuous functions are asymptotically equivalent if one
of the integrals diverges. Apply this result to the radial integral. By assumption, dv/dx is continuous on R?. As the
d-dimensional volume element has radial component Ix|9~1d|x], the integrands of both radial integrals below are
continuous on R . Hence, we have

dv l
v(B(bte, rt) :/ —def ———dx =1gy(rt, br). (13)
( ) B(bte,rr) dx Bbte.rry 1x[771

Combining (12) and (13) yields lim;_, oo % = 1, which implies the result. O

Lemma 2 (Overproduction). Let § > 0. Then for any t >0

P(|Z(0)] > Pty <,
Proof. Use the fact that E|Z(t)| = ™ (see [14]) and then apply Markov inequality. O

Lemma 3 (Comparison). Suppose that L(0) = 0. Let B C R? be open or closed. Let x € B. Let Py be the law of
Brownian motion, denoted by W, starting from x, and let Ps_ be the law of BBM starting from §x. Define the first exit
times from B

WBzinf{tZO:W(t)eBC},

Vs :inf{t >0: |supp(Z(t)) ﬂBC| > 1}.
Then for any k e Nand t >0

Ps, (b5 > 11]20)| <k) = [Py > D)]".

Proof. See the corresponding proof in [9], which is written for strictly dyadic branching, and note that the proof
can easily be extended to the case of general A-GWP with A(0) = 0, since the population does not decrease for such
processes, that is, for any t > 0, |Z(s)| < |Z(¢)| for all s € [0, t]. O
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Lemma 4 (Decomposition of the supercritical GWP). Let N = (N (n)),en be a supercritical GWP with offspring
distribution A, where A(0) > 0, and let f be the corresponding p.g.f. Let q be the probability of extinction for N, and
define g =1 — q. Let N* = (N*(n))nen be the process, where N*(n) is the number of particles in generation n that
have an infinite line of descent.

1. The law of N given extinction is the same as that of a GWP with p.g.f.

fs)=r@s)/q. (14)
2. The law of N* given non-extinction is the same as that of a GWP with p.g.f.
@) =[fg+3d—ql/q (15)

3. The law of N given non-extinction is the same as that of a process N generated as follows: To each particle of N*
having nq children, add ny more children, that each start an independent GWP with p.g.f. f, where ny has the

p-&f-

(D™ f)(gs)
(D™ f)(q)’

where D is the differentiation operator, and all ny and all GWPs added are mutually independent given N*. The
resultant process is N.

4. Let X = (X (1));cr+ be a continuous time branching process with rate B such that the number of particles in
generation n of X is N(n) for n € N. Let X*(t) be the number of particles with infinite line of descent present at
time t. Then, the process X* = (X*(t));cr+ given non-extinction is equal in law to a continuous time branching
process with rate B(1 — f'(q)) and offspring distribution, whose p.g.f. is

fF=[re-r'@s]/(1-f@). (17)

Remark. The reader should note that in (15), positive mass on 1 is allowed. For example, if A(0) = 1/3, L(2) =2/3,
f(s)=1/3+(2/3)s%, then g =1/2 =g, and f'(q) =2/3, while f*(s) = (2/3)s + (1/3)s>. This distribution still
has the same mean as originally (i.e., 4/3), but here we put 2/3 weight on 1.

What (17) says is that, equivalently (without putting mass on 1), it has rate /3 and p.g.f. f = s>.

Juy (8) = (16)

Proof. See [19, Proposition 4.10] for a proof of parts 1, 2 and 3, and [3, Section 1.12] for further details on the
decomposition of supercritical GWPs. For a proof of part 4, observe that a continuous time branching process with
rate B and offspring distribution A is equal in law to a continuous time branching process with rate §(1 — A(1)) and
offspring distribution A, where A(1) = 0 and A(j) = A(j)/(1 — A(1)) for j # 1. To complete the proof, see the proof
of part 3 of [22, Theorem 1]. O

We note that the particles of infinite line of descent, which we refer to as the ‘skeleton particles’ in this work, have
been referred to as ‘prolific individuals’ in the past in [5]. Furthermore, the term ‘backbone’ has also been used for the
analogue of the term ‘skeleton’ in the context of continuous-state branching processes and superprocesses, see €.g.
[4,16,17].

Lemma 5 (Brownian hitting times in RY). Let B = (Bt)r>0 be a Brownian motion in R4 starting at the origin, with
corresponding probability Po(d), and let k > 0. Then, as t — oo,

k3t

Péd)< sup IBs|zkt)=exp{ 5 (1+0(1))}. (18)

0<s<t

Furthermore, for d = 1, even the following stronger statement is true. Let m; = info<s<; By and M; = supy,, Bs.
(The process My — my; is the range process of B.) Then, as t — 00,

2
P (M, —m, zkt):exp{—%(l-l—o(l))}. (19)
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Proof. For d = 1, recall that [14, equation 7.3.3] for any a > 0,

P(l)( sup |B |>a) :\/Zfoo exp(—y?/2)dy.
0 0<s<t o T Ja/t

Setting a = kt above, we see via I’Hopital’s rule that
1) k2t
P, ( sup |Bg| > kt) =exp ——(1 +0(1)) .
0<s<t 2

We now extend this result to d > 2. Note that the lower bound holds trivially since the projection of a d-dimensional
Brownian motion onto the first coordinate axis is a one-dimensional Brownian motion. In order to prove the upper
bound, we first prove (19).

Let d = 1. Define

O, =inf{s > 0| Mg —mg; =c}.

According to [6, p. 199] and references therein, the Laplace transform of 6, satisfies

E 2, 2 >0
exp[ —=6. | =————, 1>0.
PLlT2% ) = T coshro)

Hence, by exponential Markov inequality,

PV@. <1 <e kzt Ee ’\29 e K2: 2
xp| — xpl ——0, | =exp| =1 )] ————.
0o We=1=EXP| 5 P\T2 % P\ 2" ) TF coshio)

Taking ¢ = kt, one obtains

POM, —my = kt) =PV (@ <1) <exp ) W
0 ! r= 0 == 2 )1+ cosh(rkt)’

Optimizing over A, we see that the estimate is the sharpest when A = k, in which case, we arrive at the desired upper
bound. Since

P§"(sup 1Byl = kt) < P (M —my = ko),
0<s<t
the lower bound coincides with the upper bound, which implies (19).
For d > 2, let us consider more generally the Brownian motion started at x, denoted by B*, x € R4, with law P)Sd),
and let r = |x|. We will denote Péd) simply by P@, that is, P denotes d-dimensional Wiener measure. Then

the process R" = (R]);>0 with state space [0, 00), defined by R" = |B*| is called the d-dimensional Bessel process,
provided r > 0. We will use the well known fact [23, Example 8.4.1] that the process

R’ ftd_ld (20)
—r— s
' 0 2Rg

is a standard one-dimensional Brownian motion for each r > 0 its law is thus P(1). Since R’ is the strong solution
to a stochastic differential equation (one gets an w-wise solution by making the expression in (20) equal to a standard
Brownian motion), the probability distribution PUD(R” € ) is well defined.

Using the strong Markov property of Brownian motion, applied at t, the first hitting time of the p-sphere by B,
it is clear that in order to verify the lemma, it suffices to prove it when B is replaced by B*, with |x| = p > 0. This
follows, since for every fixed p such that 0 < p < kt, we have

P(d)< sup |B,] zkt) §P(d)< sup  |By] zkt) =P<1>( sup R? zkt). Q1)

0<s<t 0<s<t+t 0<s<t
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Define the sequence of stopping times 0 =: 79 < 0p < 7] < 0] < - -- with respect to the filtration generated by R”
as follows:

oo :=inf{s > 0: RY = p/2},

and fori > 1,
Tit1 ::inf{s >0 R? :p}, Oit1 :=inf{s > 741t R? :p/2}.
Let W,(p) =R —p— (; ngS}ds (note that Wép) :=0). Then, fori >0 and s € [7;, 0;],
_ td—1 -1 ») _ W)
RP = p+ f 3R G W W < pt T = DA W WY, 22)

where A} :=s — 1.
Since Ry < p for 0; <5 <741 and i > 0, it is also clear that for 1 > p/k, the relation supy,, R? > kt is
tantamount to

sup sup  RP >kt

>0 TNt <sS=<Oo; Nt
Putting this together with (22), it follows that P (SUPg <5< R? > kt) can be estimated from above by
PO@Ei>0,3u At <s<o; At: WP — WP >kt — p~1(d — 1)A] — p).

This can be further estimated from above by

d—1
P(”<M,—mtz|:k———8}t>,
0

for any § > 0, as long as t > p /5. To complete the proof, fix p, § > 0, let t — 0o, and use the already proved relation
(19), along with (21). Finally let § — 0 and p — o0. U

We note that precise estimates for the tail of P(;d) (Supg<s<¢ | Bs| = kt) in Lemma 5 are given in [13, Theorem 2.1].
Nonetheless, the estimate (18), for which we have provided a self-contained proof, suffices for our purposes.

4. The speed of BBM

In this section, we extend the well-known convergence in probability result of McKean [20,21] regarding the speed
of BBM, which holds when the dimension is one, and when each particle is certain to give at least one offspring, i.e.,
A(0) = 0. We first extend McKean’s result to any dimension, and finally to the case where 1(0) > 0. The results of
this section are central in proving Theorem 1.

Recall from (3) that | J; €[0.1) SUPP(Z (s)) denotes the range of Z up to time ¢, and define

M) =inf{r >0: R(t) S B(0,r)} ford>1, (23)

to be the radius of the minimal ball containing R(¢). We define the speed at time r of a BBM as M(t)/t. Note
that this is slightly different from the classical notion of speed (see for example [7,15,20]), which is X (¢)/¢, where
X (t) :==1inf{r > 0:supp(Z(¢)) € B(0, r)} is the radius of the minimal ball containing the support of the BBM at time
t only. Although the two definitions of speed above are different, it is easy to prove that they should have the same
asymptotics as t — 0.

Proposition 1 (Speed of BBM). Suppose that A(0) =0. For d > 1, @ converges to /2Bm in P-probability as
t — oQ.
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Remark. It is easy to see that the quantity Bm is invariant under changing the setting from the ‘canonical one’ (that
is, putting zero mass on 1) to a non-canonical one (that is, assigning positive mass to 1).

Proof. For d = 1, the reader is referred to [20,21] and [7]. Now let d > 2. Since the projection of Z onto the 1st
coordinate axis is a one-dimensional BBM with branching rate g, the lower estimate for convergence in probability
follows from the result for d = 1 and the inequality

P<@ > Zﬂm—s) zP*(M—(t) >‘/2,3m—8)

t

Ve > 0 and V¢, where P* denotes the law of the one-dimensional projection of Z.
To prove the upper estimate for convergence in probability, let ¢ > 0 and let B = B(0, (/28m + ¢)t). Pick § > 0
such that

%(\/2,87m+8)2>,3m+8. 24)

Recall that ¥z and v/ are the first exit times from B for a single Brownian particle starting at the origin and for a
BBM, respectively. See that these events are identical: {@ > /2B8m + ¢} = {¢¥p <t}. Estimate

P(MTO) > /2pm +e> < P(|z@®)] > | Pm1))
+P(gp <t]]Z@)] < [PmtO]). (25)

By Lemma 2, the first term on the right-hand side tends to zero exponentially fast. Now consider the second term.
Recall that P, is the law of Brownian motion starting from x, and Ps_ is the law of BBM starting from §,. By
Lemma 3, we have the estimate

P (95 > 11|20)] < [P0 ) = [Pocyg = 0] <",

By Lemma 5,
s 2 Le(ﬁm+8)tj
[PO(I//B > t)] Le(ﬂ +9) ] — [1 _ exp(_w) exp(O(z‘))} . (26)

By (24), using the binomial expansion, the right-hand side of (26) tends to 1 exponentially fast as t — oo, so that (25)
yields the desired upper estimate

P(MT(I) > \/2,3m+5> — 0,

which completes the proof. ]

Note. For the upper estimate, one can give another, equally simple proof, by exploiting the so-called Many-to-One
Lemma (Lemma 1.1.6 in [12]).

Next, we turn our attention to the speed, when conditioned on non-extinction.

Theorem 3 (Conditional speed of BBM). Suppose that the underlying GWP is supercritical, i.e., m > 0. Then, for
d > 1, conditioned on non-extinction, @ converges to «/2Bm in P-probability as t — o0.

Regarding the speed of BBM, we refer the reader to [20,21] for the case d = 1, and where 1(0) = 0. We note that
almost sure speed results exist too (see e.g. [15]), but for our purposes, convergence in probability suffices. For d > 2
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and A(0) = 0, we have derived the speed in Proposition 1 above. Theorem 3, which will be proved below, covers the
general case where A(0) can be nonzero. In Theorem 3, we see that conditioned on non-extinction of the underlying
GWP, the speed of BBM remains as /28m compared to a BBM with the same offspring mean but with A(0) =0,
which can be explained as follows. When the supercritical GWP is conditioned on non-extinction, and decomposed
into skeleton and doomed particles (see Lemma 4), the doomed particles do not contribute to the speed, and the
skeleton particles alone form another GWP with the same mean as the original GWP.

4.1. Proof of Theorem 3

Lower bound: We emphasize that in this proof, the branching rate for all types of particles for all processes con-
sidered is constant and is equal to B, and all probabilities written should be understood as conditioned on the non-
extinction of the underlying GWP.

First, decompose the supercritical GWP into two sets of particles: particles with infinite line of descent, which,
following the terminology in [24], we call skeleton particles; and particles with finite line of descent, which we call
the doomed particles. By Lemma 4, each skeleton particle gives rise to a GWP consisting only of skeleton particles
with p.g.f.

)= [flg+3qs)—ql/q, 27

where ¢ is the probability of extinction for the underlying GWP and ¢ =1 — ¢g. Also, by Lemma 4, each doomed
particle starts her own single-type GWP with p.g.f.

()= fgs)/q. (28)

Observe that (f*)' (1) = f/(1) = u. Recall that m = u — 1 > 0. It is clear that each skeleton particle produces at least
one skeleton particle, and can produce doomed particles as well, whereas a doomed particle only produces doomed
particles.

Now we translate this decomposition into the language of multi-type GWPs, see [3, Chapter 5]. We define the
skeleton particles to be of type 1, and the doomed particles to be of type 2, so that the underlying GWP is a two-type
GWP, and we have the following decomposition for the BBM:

(Z1)),00=(2'®), Z°®)) 2

where Z! is the process consisting of the skeleton particles, and Z? is the one consisting of the doomed particles. Note
that Z! by itself is a BBM, however, Z? is not. Let | Z/ (¢)|, j = 1, 2 be the number of particles of type j existing at
time 7. Observe that conditioning Z on non-extinction is equivalent to the initial condition (|Z!(0)|, |Z 20)) = (1, 0),
which says that the process starts with one skeleton particle, hence never dies out. For d > 1, let us define the range
of Z! as R', and the range of Z? as R?. Similarly, define

M' (@) :=inf{r >0: R'(t) € B0, r)},
M?(t) :=inf{r > 0: R*(t) € B(0,1)}.
Now since M (1) = max{M'(t), M>(1)}, f*(0) =0, (f*)'(1) — 1 =m, and Bm in the speed is invariant under how

one describes the branching (see the remark after Proposition 1), Proposition 1 immediately gives the desired lower
bound: Ve > 0,

Mt
P<¥ >\/2,3m—8> —1 ast— oo
Upper bound: Recall that £ denotes extinction and P(£€) > 0. Clearly, Ve > 0,

P(MT(I) > 2ﬂm+£) = P(MTO) > 2ﬂm+g’80)P(&-)

+ P<M7(t) >\/2ﬂm+s;6’>.
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The last term converges to zero, by bounded convergence. Consequently, the limit

lim P(MTO) >\/2,3m+8‘50> =0

t—0o0

is tantamount to
M(t
tlim P(¥ > /28m + 8) =0.
—> 00

When A(0) =0, then of course, we are immediately done by Proposition 1.
In the general case, we finish the proof as follows. Let \V;* denote the total progeny up to ¢, that is, all the particles
that have been born not later than ¢ (but possibly not present at 7). Then, using the union bound, for y > 0,

P(M(1) > yt) = P(E!u eN: sup |Xu(9)| > yt)

0<s<t
< E(|A/,*|)Po( sup |B(s)| > )/t), (29)
0<s<t
where B is a generic standard Brownian particle starting at the origin, with probability Py. Now pick y = /2m + ¢.
By Lemma 5, the following estimate is sufficient to complete the proof of the upper bound: for any ¢ > mp,
g(1) = E(JA}*]) < exp(er) (30)

holds for all sufficiently large ¢. Indeed, then picking ¢ € (8m, y?/2), the right-hand side of (29) converges to zero.
To prove (30), condition on the first branching time, and obtain the functional equation for g:

4 t
gy =e""+ fo [po+pgt —9)]pe P ds =P + fo [P0+ ng()]pe™ 7 ds.

(We include the pg term as we describe the total progeny up to ¢.) That is,

t

G(@) = eﬂ’g(t) =1 +/ [po + /JLg(s)],Beﬂ‘Y ds.
0
Differentiating,
G'(t) = [po + ng®))Be’ = pope’ + upG ).

Comparing E(|N;*|) with just the expected population size at 7, obviously, g(¢) > Pt that is, G(r) > e*P!. Since
n > 1, for any given § > 0,

G'(t) < (5 +uB)G(),

fort > Ty := W. By Gronwall’s inequality, G (1) < G (Ts)-e® T and so g(1) < G(Ts)-e®+"P) fort > T5. 0

Remark (Speed comparison). Using Jensen’s inequality, it is easy to show that if s € [0, 1], then f*(s) < £(s).
Exploiting this inequality, and using the notation of the lower bound in the previous proof, one can show then that for
any Borel set B, and any fixed time t > s,

P! .(R'(t) c B) < P2, (R*(t) C B), (31

where PS1 . and Ps%x are the corresponding probabilities for processes that start at time s with a single particle at

position x € RY.
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We close this section with the following proposition, which will be used in the proof of the lower bound of Theo-
rem 1. Although the statement is not about the speed of the process, we included it here, as some machinery developed
in this section is being used.

Proposition 2. Let N be a supercritical Galton—Watson process with offspring p.g.f. f and extinction probability
0 < g < 1, and let N* be the process generated by the skeleton particles. Let ¢ = 1 — q. Then, the two-type Galton—
Watson process N = (N*, N — N*), where the particles of type 1 and type 2 are composed of skeleton and doomed
particles, respectively, has the mean matrix

A (w—n)i
M_(O - q), (32)

where w:= f'(1), k := f'(q), and M;; = EN"j(l), i,j = 1,2, are the expected number of offspring of type j that a
single particle of type i has. '

Proof. Let f!, f2 be the offspring p.g.f.s for skeleton and doomed particles, respectively. The p.g.f. for doomed
particles was computed in part (1) of Lemma 4: f 2(s,1) = f(qt)/q. If we let &, £* be random variables that are
independent copies of N (1), N*(1), respectively, then the p.g.f. for skeleton particles is the same as the joint p.g.f. of
& — &* and £* conditioned on the event {£* > 1}. We have

E[s* 15 Lgoy]
PE*=1)
. E[Sg*té_é’:*] — E[Sé*ls_é*]l{g*:o}]

q
_ fgs+qt)— f(qt)
p ,

flen=E[S 55 165 >1] =

(33)

where we have used that E[sg*té_g*] = f(gs + qt) (see [19, Proposition 4.10]), and part (1) of Lemma 4 in the last
equality.

The mean matrix M for a k-type GWP is defined to be the k x k matrix whose (i, j)th entry is M;; = 3};;(.5) ls=1,
. J
where s = (s1, ..., s¢) € [0, 17¥, and fi(s) is the offspring p.g.f. for particles of type i.
As we have a two-type process, let us set s = (s, ). Setting s = 1 in (33) yields the p.g.f. for the number of doomed

offspring of a skeleton particle:

_ flat+d) — )

E[ff % |g* > 1] = (34)
q
Differentiating (34) with respect to ¢ and setting ¢t = 1 gives the desired expectation
afl (s) ’ ’ q
= 1) — =. 35
5 ey = D= F@)7 (35)
It is clear from parts (1) and (2) of Lemma 4 that
f'(s) ,
= f'(1
) 2
2O, (36)
ds ls=1
af*(s) :
o ey = @

This completes the proof. U
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5. Proof of Theorem 1

Part 3 of the theorem follows since T < 0o almost surely for a non-supercritical process. For a detailed proof of part 3,
see [22, Theorem 1]. Since A(0) =0 gives @ = 1 and P(E€) = 1, conditioning the process on £¢ is the same as not
conditioning it when A(0) = 0. Hence, we may extend part 2 to cover for the case A(0) = 0, and prove the first two
parts of the theorem together. Note that the key ingredients in the proof are results concerning the decomposition of
supercritical GWPs and the speed of BBM, namely Lemma 4 and Theorem 3.

5.1. Proof of the lower bound

Let m > 0. Fix B, d, f and n, c. The scenario below yields the desired lower bound for the annealed survival proba-
bility conditioned on non-extinction, i.e., (E x P)(T >t | £°).

1. Recall that the first particle must be of infinite line of descent once the process is conditioned on non-extinction.
Suppress the branching of the initial skeleton particle so that there is precisely one skeleton particle in the system
up to time nt. This is equivalent to requiring that whenever the skeleton particle branches within the period [0, nt],
it gives precisely one offspring of its own kind (and possibly some doomed offspring). Therefore, by the fourth
part of Lemma 4, this event has probability

exp[—Bant].

2. For d > 2, empty the two-sided cylinder (“tube”) T;, defined by

T,={x=<x1,...,xd)eRd:|x1|§kt+h(t>,

VX A+ X 5r(t)+h(t)},

where k > ¢, and t — r(¢) and ¢ — h(¢) are non-negative mappings that are picked such that lim;_, o 7 (¢)/t =0,
lim;_, 5o 7 (t) = 00 and lim; . o A(2)/t = 0, lim;_, 5c A (¢) = 00. By ‘emptying a region,” we mean clearing a region
from trap points. By the upper bounds above on r(¢) and k(t), Lemma 1 gives that the probability to empty 7; is
explo(t)] for d > 2. For d = 1, empty the line Tt1 :={x1 € R:|x1]| <2h(t)}, which again costs a probability of
explo(t)].

3. For d > 2, move the single skeleton particle (see the remark after Lemma 4) during the period [0, nt] so that it is
at a specific site at distance ct 4 o(¢) from the origin at time n¢ (assume without loss of generality that the specific
site has first coordinate ct + o(¢) and all other coordinates zero), and confine it to the smaller tube f,, defined by

f,z{xz(xl,...,xd)eRd:|x1|5kt,,/x§+-.-+x§5r(t)},

up to time n¢.

Let Py be the d-dimensional Wiener measure, W' be the projection of the d-dimensional Brownian motion onto
the first coordinate axis, and decompose the Brownian motion into an independent sum W = W' + W9~ where
W9=1 is hence implicitly defined. Define the events

Ar={et <|Wh| <ct+om)},

B;

{|W)| <kt ¥0 <5 <nt},
G

{Iwd=" <r@vo<s <me}.

Note that the event A; N B; N C; is exactly the desired scenario for this part. The formula for the transition
density for d-dimensional Brownian motion gives Py(A;) = exp[—%t + o(t)], and Lemma 5 gives Py(Bf) =
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exp[—%t + o(t)], so it follows that
o2
exp[—%t + O(I)} = Py(A;) = Poy(A; N By) = Py(A;) — Po(By)
2 k2
=exp| ——t+o@) | —exp| ——t+o(t)
2n 2n

2
= exp[—%t + o(t)},

which yields
C2
Py(A; N B;) = exp[—z—t + 0(t)i|. 37
n

Since r(t) — oo, we have Py(C;) = exp[o(¢)]. Combining this with (37) and using the independence of w1 and
w41 we find

2
Po(A, N B, NC,) = exp[—;—nt + 0(t)i|.

For d = 1, note that the function in (5) is minimized when ¢ = 0 (see the proof of Theorem 2). Confine the

single skeleton particle to the one-dimensional tube YA’tl :={x1 € R:|x1| <h(¢)} up to time nt. Since the length of
the tube tends to infinity as ¢ tends to infinity, the probability of this event is exp[o(?)].
Confine all the doomed particles that are created within the period [0, n¢] to the larger tubes 7; and Ttl ford =2
and d = 1, respectively, up to time ¢. Since the number of occurrences of branching up to time ¢ along a single
ancestral line is a Poisson process with mean Sz, and a skeleton particle on average produces (1 — «)q/(1 — q)
doomed particles every time it branches (see Proposition 2), it follows that at most | 81t (u —«)q /(1 —q)] doomed
particles are produced along the single skeletal line up to time n¢ with probability exp[o(r)]. Let the radii' of
the subtrees initiated by these |81t (u — x)g/(1 — q)] =: n(t) doomed particles be p1, p2, ..., pu). If K(t) :=
max{p1, P2, ..., Pn(r)}, then

P(K(t) <h()) = P(p1 < h()"". (38)

Now, since a doomed subtree is almost surely finite, lim;_, o 2(¢) = oo implies that P(p1 < h(t)) — 1, which in
turn implies that the probability in (38) is exp[o(?)]. To see this, note that n(¢) is in the form Ct, C > 0, and the
right-hand side of (38) is exp[n(7)log P(p1 < h(t))] where log(P(p1 < h(t)) — 0 as t — oo. We have already
confined the single skeleton particle to the smaller tube T, ford > 2 (T1 for d = 1). Since each doomed particle
that is produced along the single skeletal line within the period [0, n#] must be produced within the smaller tube
f}(ftl), and the dimensions of the larger tube T,(Ttl) all exceed the corresponding dimensions of the smaller tube
by h(t), we conclude that all of the doomed particles that are created within the period [0, n¢] stay inside the larger
tube with probability exp[o(#)].

Empty a (/28m + ¢)(1 — n)t-ball around the position of the single skeleton particle at time n¢. By Lemma 1, this
event has probability

exp[—lga((v/2Bm + &)(1 — n), c)t + o(1)].

Require the branching system initiated by the single skeleton particle present at time nt to stay inside the (v/28m +
&)(1 — n)z-ball during the remaining time (1 — 1)z, where & > 0. The probability of this event conditioned on non-
extinction is exp[o(t)]. To see this, note that when m > 0, by Theorem 3, for every & > 0, P(M (t) > (/2Bm +¢)t |
&) —0ast— oo.

1By radius we mean the radius of the smallest ball centered at the root of the subtree, containing the (finite) range of the subtree.
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Since the motion, branching and trap formation mechanisms are independent of each other, minimizing the cost of
all these events over the parameters 1 and c, and letting ¢ — 0 in part 5 provides us with the desired lower estimate
for (E x P)(T >t | £°). Note that the survival scenario described above is composed of three large deviation events:
suppressing the branching for a linear time, moving the Brownian particle to a linear distance, and emptying a ball
with linear radius. The remaining three components, namely parts two, four and six are not large deviation events and
do not give exponential costs.

5.2. Proof of the upper bound

Our approach is as follows. We first split the time interval [0, ¢] into two pieces at the point nz, € [0, 1], which is the
instant when the population of skeleton particles exceed |#¢1¢ |. We discretize the interval to pinpoint the optimal .
In order to obtain an upper bound, we ignore the possibility of trapping in the first piece, but take into account the cost
of polynomial growth rather than the expected exponential growth of particles. In the second piece, given that we now
have at least [r4+¢| + 1 particles in the system, we argue that at least one of these particles should have a trap-free
ball of certain radius, say p;, around it. For an upper bound, this gives us the combined cost of moving a Brownian
particle to a distance ct, ¢ > 0, during [0, ] and clearing the p;-ball around it. To find the optimal ¢, we discretize
the space. We note that this approach yields a double sum of terms, of which only the largest one contributes on an
exponential scale.

Fix B, d, f.Let 0 <& < 1. Recall that |Z(¢)| is the number of particles in the system at time #, | Z*(¢)| of which
are skeleton particles. For ¢ > 1, define

ne =sup{n €0, 11:|Z*(n)| < [+ ]}. (39)

Before we proceed, we prove the following lemma:

Lemma 6. Forne{1,2,3,...} andi €{0,1,2,...,n — 1},
i X i
P(— < | 5‘) :exp|:—,3a—t +0(t)].
n n

Proof. Letn e {1,2,3,...}andi €{0,1,2,...,n — 1}. By part 4 of Lemma 4, we know that the process |Z*| condi-
tioned on non-extinction of |Z| is equal in law to a continuous time branching process with rate (1 — f/(¢)) = B
and offspring distribution X, where A(0) = A(1) = 0. On the event £, since the first particle is of infinite line of
descent and t > 1, in view of {£ < n,} = {|Z*(L1)| < [+97¢]}, it follows that P(+ <, | €)= P(1Z*(Lt)| = 1) =
exp(—pBo 1’141‘).

Now consider a strictly dyadic branching Brownian motion Z. We have P(|Z(1)| = k) = e P!(1 — e P1)*~! for
every k € {1,2,3,...} and for every ¢ > 0, see [14]. It follows that P(Z@)| > k) = (1 — e Pk, Using the binomial
expansion (1 —x)"=1—nx + (;)x2 + ...+ (—1)"x", we obtain

P12 = 1))
=1—(1—e )t
o <L,d+sJ _ (Lfd+€J)e—ﬂt T (_1)Lt'”‘J—le—ﬂt(Ltd*gJ—l))

2

< e P Ltd+eJ

td+8J

=exp[—Br + o(1)].

The result follows by comparison with the strictly dyadic case, since A(0) = A(1) = 0. ([
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Henceforth, all probabilities written should be understood as conditioned on £¢. Now, for every n € {1,2, 3, ...},

(E x P)(T > 1)

n—1

:Z(Ex P)({T>t}ﬂ{;; <n < #}) +Ex PY{T >1}n{n =1})
i=0
n—1

< Zexp[ ﬂa t+ o(t)}(E x PUNT > 1) + exp[—Bat + o(1)], (40)
i=0

where we use Lemma 6, and introduce the conditional probabilities
i i i+1
Py = P<~ ’ << + ) i=0,1,....,n—1.
n n

Recall that {n;, < (i + 1)/n} C{{Z*@¢ (i +1)/n)| > |19+€ |}, Let A[(i’n), i=0,1,...,n—1 be the event that among the
|Z*(t (i 4+ 1)/n)| skeleton particles alive at time ¢ (i 4+ 1)/n, there are < |_td +¢| particles such that the ball with radius

o™ = (1= £)y/2Bm (1——> 1)

around the particle is non-empty (i.e., contains a trap point). Estimate
(Ex POVT > 1) < (Ex P)(A")

+(Ex PO)T > 1| [AF]). (42)

On the event [Afl‘”)]C there are > [+ | balls containing a trap, and by Theorem 3 and (41), the sub-BBM emanating
from the center of each ball exits this ball in the remaining time (1 — (i + 1)/n)¢ with a probability tending to 1 as
t — oo. Abbreviate m; := Ltd"’s ] + 1. With negligible error, we may assume that more than half of the m; sub-BBMs
exit their respective balls that each contain a trap point, in the remaining time. More precisely, the probability that at
least I_%mtj of them stay inside their respective balls, is not more than?

2" pi"I2 — exp (m, log2 + m, /2] log p;) = SES,

where p; is the probability that a single tree stays inside the ball, and SES stands for ‘superexponentially small in ¢.’
(In the exponent, the second term dominates, because p; — 0.) Clearly, the probability that all trees avoid traps can
be upper estimated by the probability that those trees that are exiting the balls avoid traps. Now, on the event that the
number of exiting trees is more than |[m, /2], we estimate as follows.

Upon exiting, each one of the (at least [m,/2]+1) sub-BBMs hits a trap inside this ball with a probability at least
Cy1/ [p(i"z)]d ~1, where we have assumed that the trap point is on the boundary of the p,(i’") -ball for an upper bound on
the trap-avoiding probability. Note that C;/ [,o(' ")]d’1 is just the ratio of the surface area of the ball that intersects the
trap (given that the trap point is on the boundary) to the total surface area of the ball, and C is a constant that depends
on the dimension d and the trap radius a. Hence, the second term on the right-hand side of (42) is bounded above by

Ci lm/2]+1
[1 7} < exp[—Cat'T] = SES
[ "4~

2Here we used the trivial estimate

m m
(Lm/2J>§2 :
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uniformly in all parameters, where C, > 0 is another constant. Hence, the second term on the right-hand side of (42)
is superexponentially small.

Now consider the first term on the right-hand side of (42). Since g, (rt, bt) = tg,(r, b) for r, b > 0, the cost of
clearing a ball with radius linear in ¢ is exponentially small in ¢ as + — oo. Then, for large ¢, we have

(Ex PEV)(AF | |27+ D/n)| = 14| + )
= (Ex P (A 127 (G + D/n)| = [197 ] + G + D)
for every j € {1,2,...}. It follows that
(E x P)(AF™) < (B x PO YVAS [|Z5(eG + D/n)| = [19F2 ] +1). 43)

We continue to estimate from above as follows. Each skeleton particle alive at time #(i + 1)/n is at a random point,
whose spatial distribution is identical to that of W(¢(i 4+ 1)/n), where W denotes the standard Brownian motion. Let
x0 be the center of the empty ball at time 7 (i + 1)/n that is closest to the origin. Let 0 < ¢ < 00, § > 0, and define B,
ji=1,..., LZ‘H‘EJ + 1 to be the event that jth skeleton particle at time #(i + 1)/n is at a distance ct <r < (¢ + )t
from the origin and that the p{""”-ball around it is empty. Then,

(E x P,(i’"))(A,(i’") N{ct < |xol < (c+8)t} ] |Z*(t(i + 1)/n)| = Ltd+5J +1)
< (E X Pt(i’n))(Bl U---u B|_fd+gj+l)

< ([ | +1)(E x P"")(BY)

2
_ d+e _ c
=(|"*]+1) exp[ S 1)/nt +0(t)i|

X exp|:—lgd <(1 — 8)\/2,3m<1 — %),c)t + O(6)t +0(t):|, 44)

where we have used the independence of BBM and trap mechanisms, and Lemma 1 in passing to the last equality.
Indeed, on the event A" conditioned on | Z*(¢(i + 1)/n)| = [t97¢] + 1, there is at least 1 skeleton particle with an
empty ball around it. From (42), (43) and (44), we obtain

(IE X P,(i’"))(T > 1)

n—1 . .
< (@ x 2 ({28t <ol < 22 2 o )
j=0

+ (B x PE)({lxol = 2Bt} N AY™) + SES

n—1 )
d+e _ :3] /n i|
sjEZO([r J+1)exp[ —(i+1)/nt+0(t)

X exp|:—lgd <(1 — &)y 2,8m<1 — ) %J%)t + 0 /n)t+ o(t)]

+exp[—Bt + o(r)] + SES. (45)

i+1
n

Here, the SES comes from the second term on the right-hand side of (42). Also, in passing to the last inequality, we
have used that the probability of the event {|xg| > /28¢} is bounded above by the probability that a single Brownian
particle is at a distance > /28t at time ¢, which is exp[— B¢ + o(¢)].
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Substituting (45) into (40), and optimizing over i, j € {0, 1,...,n — 1} gives

1
lim sup —log(E x P)(T >1)

t—0o0

27,2
<—  min 1}{’3“ B/ +gd<(1—8)\/2,3 <1—’+1) ]\F>}

i,je{0,1,...,n— n i+ 1)/n

Now let n =i/n, c = j/n+/28, let n — 00, use the continuity of the functional form from which the minimum is
taken, and finally let ¢ — O to obtain the desired upper bound,

hmsup log(E x PY(T >t)<—I(, f,B,d).

t—00

Note that ¢ > /2 cannot minimize

2

c
{ﬁan+ﬂ+1gd(v2ﬂm(1—n),6)} (46)
since this makes (46) greater than 8, which can be improved by settingc =0 and n = 1. (|

6. Proof of Theorem 2

Let
2
Ga(n,c) = Ban + g—n +1g4(v2Bm(1 = 1), c) 47)
so that
I, f,B,d)= min Ga(n,c). (48)

n€l0,1].c€[0,+/28]

To see the existence of the minimizers n*, ¢* of (48), note that G, is lower semicontinuous on the compact subset
[0, 1] x [0, «/2B] of R? since

(ﬂan +1ga(v/2Bm(1 — 1), )) =Isq+/2Bm

and c?/(2n) > 0.
We refer the reader to [9] for the proof of their uniqueness when / # I;.
Consider d = 1. Since g (r, b) = 2r, the minimum over c in (48) is taken at ¢* = 0, so that (48) reduces to

I, f,B.d)= nrerg(i)nl]{ﬁan +20/2Bm(1 — )} = nggnl]{n(ﬂa —21/2Bm) +21,/2Bm}.

(™, C)—>(0 0)

This proves (6) and (7), and identifies /., as the solution to fo = 2[/2fm.
Now consider d > 2. We have

2

C
Gy(n,¢c) —Gq(0,0) = Ban + %

+1[ga(v2B8m(1 —n),c) — ga(+/2Bm, 0)], (49)

where the last term on the right-hand side is less than or equal to zero, with equality if and only if (5, ¢) = (0, 0) (this
follows from the definition of g4). Suppose that (1, ¢) = (0, 0) is a minimizer when [/ = [y. Then, by uniqueness of
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minimizers, the right-hand side of (49) is strictly positive for all (1, ¢) # (0,0) when [ = ly. As the last term in the
right-hand side of (49) is strictly negative for all (1, ¢) # (0, 0), it follows that for all / < [y, the right-hand side of (49)
is zero when (17, ¢) = (0, 0) and strictly positive otherwise. Therefore, there must exist I, € (0, 00) such that

1. (n,¢) =(0,0) is the minimizer when / < [.;
2. (n,c) = (0, 0) is not the minimizer when [ > ;.

Henceforth, we will take this as the definition of /., for d > 2. This proves the first parts of (8) and (9). Note that
ler € (0, 00), because the last term on the right-hand side of (49) decreases without bound as [ — oo and tends to zero
as [ — 0 for fixed (n, ¢) # (0, 0).

Now let d > 2 and [ > I.;. We know that (1, ¢) = (0, 0) is not a minimizer. The combination n* = 0, ¢* > 0 is not
possible because G (0, ¢) = oo for all ¢ > 0. The combination n* > 0, ¢* = 0 is ruled out as well because G(n, 0)
takes its minimum either at n =0 or n = 1, so n* > 0 would imply that n* = 1. However, n* = 1 can be excluded via
[9, Lemma 4.1]. Also, ¢* = /28 is not possible since this yields G4 > 8, whereas (1, ¢) = (1, 0) is not a minimizer
yet yields G4 < B since « € (0, 1]. Hence, we conclude that the minimizers for d > 2 and / > [ appear in the interior
of [0, 1] x [0, /2B]. This proves the second parts of (8) and (9).

In the rest of the proof, we find . for d > 2. For R > 0, let

d
2a(R) = / _ A (50)
B

©O.R) lx +eld=1"

Then, we may write (47) as

2
c V2Bm(1 —n)
Gd(ﬂac)zﬁaﬂ‘f‘z_‘f‘l%'d(u)- 1)
n c
The stationary points are the solutions of the equations 357 4 =() and % =0, which yield
0= Ba — pmv* —1/2Bmg, ),
(52)
0=/2Bmv +1[ga(u) — ugyw]
upon setting
V2Bm(1 —n) c
U= ——, v= . (53)
c 2Bmn
Eliminating g/, in (52) gives
L) = v+ ——ue— mo?) (54)
u)=-—v —uloe —mv-).
V2B e 2m
It follows by (51), (53) and (54) that ford > 2 and [ > [,
1, f, B, d) = Ga(u*, v*) = B(a — mv*?). (55)

Since the minimizer (#*, v*) must satisfy (54) (note that there may be more than one pair (u, v) that satisfies (54)),
we conclude by (55) that v* is the maximal value of v > 0 on the curve in the (u, v)-plane given by (54).
Recall the following lemma from [9], where a proof is given as well.

Lemma 7. R g/, (R) is strictly increasing on (0, 1), infinite at 1, and strictly decreasing on (1, 00).

Using (4), we may write (54) as

gaw)! 1 2
= — —_— - . 56
2sqml vt 2mu(a ) (>6)
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L ()

2

0 u
/ 1
—v

Fig. 1. Qualitative plot of: (1) u % @) ur> —v+ gou(e —mv?). The dotied line is u 1> 1 .

Since g4 (u) ~ squ as u — oo by (50), we obtain from Lemma 7 that the left-hand side of (56) is strictly convex on
(0, 1), has infinite slope at 1, is strictly concave on (1, 00), and has limiting derivative [/ (2ml},) (see Figure 1).

Firstly, see that [y < al}.. Indeed, assume the contrary. Then, there exists le (al}., ler), which implies that (1, ¢) =
(0, 0) is the unique minimizer for G4 when [ = 1. However, G 4(0,0) = ﬂl_ /15 > Ba = G4(1,0), which contradicts
(n, ¢) = (0, 0) being the minimizer. This implies that /oy < al}.. We claim that /., can be identified by the following
formula

I 1 1 ) 1 1
lp:=supyl>0: —gqu)>— [ —|a— 4+ ——uVue0,00);. 57)
m

Lo 25qm

In order to prove our claim, i.e., [y = Iy, we need to show that (17, ¢) = (0, 0) is the minimizer for G4 when [ < [,
and (1, ¢) = (0, 0) is not the minimizer when / > lo. Equivalently, as G4(0, 0) = //1}., we need to show via (55) that
for [ > [y there exists a v > «/1/m(a — [/ l+) such that v satisfies (56) for some u > 0, and that for [ < [y there is no
such v. As we know that [, > 0 and (1, ¢) = (0, 0) is the unique minimizer when [/ < [, there must exist an /1 > 0
such that the inequality in (57) holds for all u € (0, co) when [ =1, hence 0 < I; < ly. Now take any 0 < /» <, and
see that the inequality in (57) holds for all u € (0, co) also for [ =/,. This implies that if / < [y, then the curve on the
left-hand side of (56) and the line on the right-hand side do not touch when v = /1/m(«a¢ —[/l.*). As both terms
on the right-hand side of (56) decrease as v increases and the left-hand side of (56) does not depend on v, the curve
on the left-hand side of (56) and the line on the right-hand side do not touch for v > \/1/m(«a — [/l+) as well when
1 <lp.

Now consider [ > [y. By definition of [y, there exists u € (0, 00), say i, such that

! 1 1 /! 1 1
0 ga(u) = — Z(“‘ °)+ L (58)

l cr* % l cr*

Note that since gq(u) < squ for all u € (0, 00), (58) implies that we have the strict inequality /o < /). Now take
any [y € (lp, al}.), and observe that at u = u, the right-hand side of (58) becomes greater than the left-hand side if
we replace [g by /1. Also, since g4 (u) ~ squ, the left-hand side of (58) must be greater than the right-hand side for
large u if we replace [y by /1. As the functions on both sides of (58) are continuous with respect to u, it follows by
the intermediate value theorem that there exists u € (0, 00), say i, such that (58) holds, with [y replaced by /;. This
in turn implies that G4(u, v) = G4 (i, /1/m(oc — 11 /1)) = Bl1/ 1%, but since the minimizer is unique, this shows
that (n, ¢) = (0, 0) is not the minimizer for ly < [; < [}.. As we have shown that (1, ¢) = (0, 0) is not the minimizer
when [ € (lp, [%), we conclude by definition of /., that (5, ¢) = (0, 0) is not the minimizer for G4 for all / > [y. Hence,

lo =ler.
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Now put

8a(u) = squ — gq(u), My = max g,.
254m ue(0,00)

Then, (57) reads

Iy = sup{l >0: (59)

This implies that

L) =t
m &) 1%
which completes the proof of (10) and (11).

We finally show that u* € (0, 1) when [ > I ;. Note that for a fixed v, if the line on the right-hand side of (56) cuts
the curve on the left-hand side at more than one point, then by (55), this v cannot be v* since the minimizer is unique.
Hence, we are looking for a v value such that (56) is satisfied for exactly one u value, and this pair is (u*, v*). This
implies that when v = v*, the line on the right-hand side of (56) is tangent to the curve on the left-hand side at u = u*.
Since v* > /1/m(a —I/l+), the slope of the line on the right-hand side of (56) is < 1/(2m)(I/1%.). Then, since the
left-hand side of (56) has infinite slope at u = 1, is concave on (1, 00), and decreases asymptotically to 1/(2m)(/I},.),
it follows that u* € (0, 1). By (53), we conclude that ¢* > /28m (1 — n*). This completes the proof of Theorem 2.

Acknowledgement

We would like to thank the anonymous reviewers for their valuable comments that helped to improve the manuscript.

References

[1] M. Bramson. Maximal displacement of branching Brownian motion. Comm. Pure Appl. Math. 31 (1978) 531-581. MR0494541
[2] M. Bramson. Convergence of solutions of the Kolmogorov equation to travelling waves. Mem. Amer. Math. Soc. 44 (285) (1983). MR0705746
[3] K. Athreya and P. Ney. Branching Processes. Springer, Berlin, 1972. MR0373040
[4] J. Berestycki, A. E. Kyprianou and A. Murillo-Salas. The prolific backbone for supercritical superprocesses. Stochastic Process. Appl. 121
(2011) 1315-1331. MR2794978
[5] J. Bertoin, J. Fontbona and S. Martinez. On prolific individuals in a supercritical continuous-state branching process. J. Appl. Probab. 45
(2008) 714-726. MR2455180
[6] L.Chaumont and M. Yor. Exercises in Probability. A Guided Tour from Measure Theory to Random Processes, Via Conditioning, 2nd edition.
Cambridge University Press, Cambridge, 2003. MR2016344
[7] B. Chauvin and A. Rouault. KPP equation and supercritical branching Brownian motion in the subcritical speed area. Application to spatial
trees. Probab. Theory Related Fields 80 (1988) 299-314. MR0968823
[8] J. Englidnder. On the volume of the supercritical super-Brownian sausage conditioned on survival. Stochastic Process. Appl. 88 (2000) 225—
243. MR1767846
[9] J. Englidnder and F. den Hollander. Survival asymptotics for branching Brownian motion in a Poissonian trap field. Markov Process. Related
Fields 9 (2003) 363-389. MR2028219
[10] J. Engldnder. Branching diffusions, superdiffusions and random media. Probab. Surv. 4 (2007) 303-364. MR2368953
[11] J. Englidnder. Quenched law of large numbers for branching Brownian motion in a random medium. Ann. Inst. Henri Poincaré Probab. Stat.
44 (2008) 490-518. MR2451055
[12] J. Englédnder. Spatial Branching in Random Environments and with Interaction. World Scientific, Singapore, 2015. MR3362353
[13] J. C. Gruet and Z. Shi. The occupation time of Brownian motion in a ball. J. Theoret. Probab. 9 (2) (1996) 429-445. MR 1385406
[14] S. Karlin and H. M. Taylor. A First Course in Stochastic Processes, 2nd edition. Academic Press, New York-London, 1975. MR0356197
[15] A. E. Kyprianou. Asymptotic radial speed of the support of supercritical branching Brownian motion and super-Brownian motion in RY.
Markov Process. Related Fields 11 (2005) 145-156. MR2099406
[16] A. E. Kyprianou, A. Murillo-Salas and J. L. Perez. An application of the backbone decomposition to supercritical super-Brownian motion
with a barrier. J. Appl. Probab. 49 (2012) 671-684. MR3012091


http://www.ams.org/mathscinet-getitem?mr=0494541
http://www.ams.org/mathscinet-getitem?mr=0705746
http://www.ams.org/mathscinet-getitem?mr=0373040
http://www.ams.org/mathscinet-getitem?mr=2794978
http://www.ams.org/mathscinet-getitem?mr=2455180
http://www.ams.org/mathscinet-getitem?mr=2016344
http://www.ams.org/mathscinet-getitem?mr=0968823
http://www.ams.org/mathscinet-getitem?mr=1767846
http://www.ams.org/mathscinet-getitem?mr=2028219
http://www.ams.org/mathscinet-getitem?mr=2368953
http://www.ams.org/mathscinet-getitem?mr=2451055
http://www.ams.org/mathscinet-getitem?mr=3362353
http://www.ams.org/mathscinet-getitem?mr=1385406
http://www.ams.org/mathscinet-getitem?mr=0356197
http://www.ams.org/mathscinet-getitem?mr=2099406
http://www.ams.org/mathscinet-getitem?mr=3012091

864

[17]
(18]

[19]
(20]

(21]
(22]

(23]
[24]

M. Oz, M. Caglar and J. Engléiinder

A. E. Kyprianou and Y.-X. Ren. Backbone decomposition for continuous-state branching processes with immigration. Statist. Probab. Lett.
82 (2012) 139-144. MR2863035

J.F. Le Gall and A. Véber. Escape probabilities for branching Brownian motion among mild obstacles. J. Theoret. Probab. 25 (2012) 505-535.
MR2914440

R. Lyons. Random walks, capacity and percolation on trees. Ann. Probab. 20 (1992) 2043-2088. MR 1188053

H. P. McKean. Application of Brownian motion to the equation of Kolmogorov—Petrovskii—Piskunov. Comm. Pure Appl. Math. 28 (1975)
323-331. MR0400428

H. P. McKean. A correction to “Application of Brownian motion to the equation of Kolmogorov—Petrovskii—Piskunov.” Comm. Pure Appl.
Math. 29 (1976) 553-554. MR0423558

M. Oz and M. Caglar. Tail probability of avoiding Poisson traps for branching Brownian motion. Statist. Probab. Lett. 83 (2013) 2034-2038.
MR3079040

B. Bksendal. Stochastic Differential Equations: An Introduction with Applications, 6th edition. Springer, Berlin, 2003. MR2001996

S. Sagitov and A. Shaimerdenova. Decomposition of supercritical linear-fractional branching processes. Applied Mathematics 4 (2) (2013)
352-359.


http://www.ams.org/mathscinet-getitem?mr=2863035
http://www.ams.org/mathscinet-getitem?mr=2914440
http://www.ams.org/mathscinet-getitem?mr=1188053
http://www.ams.org/mathscinet-getitem?mr=0400428
http://www.ams.org/mathscinet-getitem?mr=0423558
http://www.ams.org/mathscinet-getitem?mr=3079040
http://www.ams.org/mathscinet-getitem?mr=2001996

	Introduction
	Main results
	Preparations
	The speed of BBM
	Proof of Theorem 3

	Proof of Theorem 1
	Proof of the lower bound
	Proof of the upper bound

	Proof of Theorem 2
	Acknowledgement
	References

